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Listing of All Claims Including Current Amendments 

This listing of claims will replace all prior versions, and listings, of claims in 
the application: 

1 . (currently amended) A system for facilitating the processing and management 
of a securities trade comprising: 

a computer; 

trade execution information supplied by a first trading party and received by 
said computer, said trade execution information indicative of an executed trade by 
the first trading party and comprising party supplied data elements concerning 
conditions of the executed trade itself; 

trade allocation information supplied by a second trading party and received 
by said computer, said trade allocation information indicative of an ordered trade 
by the second trading party and comprising party supplied data elements con- 
cerning conditions of the ordered trade itself; 

a set of predefined acceptable trade details; and 

software executing on said computer for comparing the party supplied data 
elements contained in said trade execution information with the party supplied 
data elements contained in said trade allocation information, and for determining 
that a match exists if the party supplied data elements contained in said trade 
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execution information and the party supplied data elements contained in said trade 
allocation information correlate within said set of predefined acceptable trade 
details; 

wherein if a match is not found to exist, software executing on said 
computer generates and transmits an exception notification to the first trading 
party and the second trading party informing them that an exception has been 
detected, and further comprising software executing on said computer for 
receiving an instruction for exception processing from at least one of the first 
trading party and the second trading party, and for processing the exception 
according to the instruction for exception processing; 

wherein the instruction for exception processing comprises an instruction to 
force the match, and wherein the system continues processing the trade . 

2. (original) The system of Claim 1 wherein said set of predefined acceptable 
trade parameters is dependent on the identities of the first trading party and the 
second trading party. 

3. (original) The system of Claim 1 further comprising: 

a database of trading party profiles accessible by said computer; 
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wherein said trade execution information includes a first trading party identifica- 
tion and said trade allocation information includes a second trading party identifi- 
cation; 

wherein software executing on said computer retrieves from said database a 
first trading party profile based on the first trading party identification and a second 
trading party profile based on the second trading party identification; and 

wherein said set of predefined acceptable trade parameters are extracted from 
the first trading party profile and the second trading profile. 

4. (original) The system of Claim 3 wherein the first trading party profile is depen- 
dent on both the first trading party identification and the second trading party iden- 
tification and wherein the second trading party profile is dependent on both the 
second trading party identification and the first trading party identification. 

5. (original) The system of Claim 3 wherein the first trading party profile is depen- 
dent on the first trading party identification and independent of the second trading 
party identification and wherein the second trading party profile is dependent on 
the second trading party identification and independent of the first trading party 
identification. 
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6. (original) The system of Claim 3 further comprising software executing on said 
computer for allowing the first trading party to access, modify and confirm the first 
trading party profile and for allowing the second trading party to access, modify 
and confirm the second trading party profile. 

7-10. (cancelled) 

1 1 . (previously presented) The system of Claim 1 : 

wherein the party supplied data elements contained in said trade execution 
information and the party supplied data elements contained in said trade alloca- 
tion information include minimum pairing data; 

further comprising software executing on said computer for comparing the 
party supplied data elements contained in said trade execution information with 
the party supplied data elements contained in said trade allocation information, 
said software determining that a pairing exists if the minimum pairing data of the 
party supplied data elements contained in said trade execution information corres- 
ponds to the minimum pairing data of the party supplied data elements contained 
in said trade allocation information; and 

wherein said matching software compares trade execution information and 
trade allocation information only after a pairing has been found to exist. 
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12. (original) The system of Claim 11 wherein the minimum pairing data compris- 
es an indicator of whether shares are being bought or sold, an indicator of a trade 
date, a security identification, and an indicator of the number of shares traded. 

13. (original) The system of Claim 1 further comprising an affirmation generated 
by said computer if a match is determined to exist, the affirmation being transmit- 
ted to the first trading party and the second trading party confirming that a match 
has been detected by said matching software and containing all data necessary 
for settling the trade. 

14. (original) The system of Claim 1 further comprising: 

a plurality of enrichment databases having enrichment data stored thereon; 

and 

software executing on said computer for enriching said trade execution in- 
formation and said trade allocation information with enrichment data retrieved from 
said plurality of enrichment databases. 
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15. (original) The system of Claim 14 further comprising software executing on 
said computer for calculating a trade net amount if a match is determined to exist 
using the enriched trade execution information and the enriched trade allocation 
information. 

16. (original) The system of Claim 14 further comprising software executing on 
said computer for allowing the first trading party and the second trading party to 
access, modify and confirm said enrichment databases. 

17. (original) The system of Claim 14 wherein one of said plurality of enrichment 
databases comprises a commission fees database. 

18. (original) The system of Claim 14 wherein one of said plurality of enrichment 
databases comprises a trade status database. 

19. (original) The system of Claim 18 further comprising software executing on 
said computer for allowing the first trading party and the second trading party to 
access the trade status database in order to view the real-time status of the trade. 
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20. (original) The system of Claim 1 wherein the first trading party is a broker and 
wherein said trade execution information is extracted from an order execution no- 
tice received by said computer. 

21 . (original) The system of Claim 20 wherein the second trading party is an in- 
vestment manager and wherein said trade allocation information is extracted from 
an allocation received by said computer. 

22. (original) The system of Claim 21 further comprising software executing on 
said computer for extracting said trade execution information from the order ex- 
ecution notice and said trade allocation information from the allocation and for 
translating said trade execution information and said trade allocation information 
into a format usable by said computer. 

23. (currently amended) A system for facilitating the processing and manage- 
ment of a securities trade comprising: 

a computer; 

trade execution information supplied by a first trading party and received by 
said computer, said trade execution information indicative of an executed trade by 
the first trading party and comprising party supplied data elements concerning 
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conditions of the executed trade itself, including a first trading party identification 
and minimum pairing data; 

trade allocation information supplied by a second trading party and received 
by said computer, said trade allocation information indicative of an ordered trade 
by the second trading party and comprising party supplied data elements con- 
cerning conditions of the ordered trade itself, including a second trading party 
identification and minimum pairing data; 

a database containing a plurality of trading party profiles accessible by said 
computer and retrievable by trading party identification, the trading party profiles 
indicative of acceptable trade details; 

a plurality of enrichment databases having enrichment data stored thereon; 

software executing on said computer for enriching said trade execution in- 
formation and said trade allocation information with data retrieved from said plu- 
rality of enrichment databases; 

software executing on said computer for allowing the first trading party to 
access, modify and confirm the first trading party profile and said enrichment data- 
bases and for allowing the second trading party to access, modify and confirm the 
second trading party profile and said enrichment databases; 

software executing on said computer for comparing the party supplied data 
elements contained in said trade execution information with the party supplied da- 
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ta elements contained in said trade allocation information, and for determining that 
a pairing exists if the minimum pairing data of the party supplied data elements 
contained in said trade execution information corresponds to the minimum pairing 
data of the party supplied data elements contained in said trade allocation infor- 
mation; 

software executing on said computer for comparing the party supplied data 
elements contained in said trade execution information with the party supplied da- 
ta elements contained in said trade allocation information if a pairing has been 
found to exist, and for determining that a match exists if the party supplied data 
elements contained in said trade execution information and the party supplied da- 
ta elements contained in said trade allocation information correlate within the ac- 
ceptable trade details supplied in the trading party profile for the first trading party 
and the trading party profile for the second trading party; 

software executing on said computer for calculating a trade net amount if a 
match is determined to exist using the enriched trade execution information and 
the enriched trade allocation information; and 

an affirmation generated by said computer if a match is determined to exist, 
the affirmation being transmitted to the first trading party and the second trading 
party confirming that a match has been detected and containing all data necessary 
for settling the trade; 
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wherein if a match is not found to exist, software executing on said 
computer generates and transmits an exception notification to the first trading 
party and the second trading party informing them that an exception has been 
detected, and further comprising software executing on said computer for 
receiving an instruction for exception processing from at least one of the first 
trading party and the second trading party, and for processing the exception 
according to the instruction for exception processing; 

wherein the instruction for exception processing comprises an instruction to 
force the match, and the system continues processing the trade . 

24. (original) The system of Claim 23 wherein one of said plurality of enrichment 
databases comprises a trade status database. 

25. (original) The system of Claim 24 further comprising software executing on 
said computer for allowing the first trading party and the second trading party to 
access the trade status database in order to view the real-time status of the trade. 

26. (original) The system of Claim 23 wherein the trading party profile for each of 
the first trading party and the second trading party is dependent on the identity of 
the trading party for which the profile is received. 
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27. (original) The system of Claim 23 wherein the first trading party profile is de- 
pendent on both the first trading party identification and the second trading party 
identification and wherein the second trading party profile is dependent on both the 
second trading party identification and the first trading party identification. 

28. (original) The system of Claim 23 wherein the first trading party profile is de- 
pendent on the first trading party identification and independent of the second trad- 
ing party identification and wherein the second trading party profile is dependent 
on the second trading party identification and independent of the first trading party 
identification. 

29-32. (cancelled) 

33. (original) The system of Claim 23 wherein the minimum pairing data compris- 
es an indicator of whether shares are being bought or sold, an indicator of a trade 
date, a security identification, and an indicator of the number of shares traded. 
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34. (original) The system of Claim 23 wherein each of the plurality of trading party 
profiles include an indication of a desired affirmation format and protocol, and fur- 
ther comprising software executing on said computer for translating the affirmation 
into the desired affirmation format and protocol specified in the first trading party 
profile before transmitting the affirmation to the first trading party and into the de- 
sired affirmation format and protocol specified in the second trading party profile 
before transmitting the affirmation to the second trading party. 

35. (original) The system of Claim 23 wherein one of said plurality of enrichment 
databases comprises a commission fees database. 

36. (original) The system of Claim 23 wherein the first trading party is a broker 
and wherein said trade execution information is extracted from an order execution 
notice received by said computer, and wherein the second trading party is an in- 
vestment manager and wherein said trade allocation information is extracted from 
an allocation received by said computer. 

37. (original) The system of Claim 36 further comprising software executing on 
said computer for extracting said trade execution information from the order ex- 
ecution notice and said trade allocation information from the allocation, and for 
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translating said trade execution information and said trade allocation information 
into a format usable by said computer. 

38-53. (cancelled) 

54. (previously presented) The system of Claim 1 wherein said set of predefined 
acceptable trade parameters specify at least one variance range, which variance 
range is greater than zero, and wherein a match is determined to exist for a partic- 
ular party supplied data element if the value of the particular party supplied data 
element contained in said trade execution information correlates with the value of 
the particular party supplied data element contained in said trade allocation infor- 
mation within the at least one variance range. 

55. (previously presented) The system of Claim 23 wherein said set of predefined 
acceptable trade parameters specify at least one variance range, which variance 
range is greater than zero, and wherein a match is determined to exist for a partic- 
ular party supplied data element if the value of the particular party supplied data 
element contained in said trade execution information correlates with the value of 
the particular party supplied data element contained in said trade allocation infor- 
mation within the at least one variance range. 
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56. (cancelled) 



